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Z.(D&? lZ*mti&<DJ&MT*l$, #TCFSwap >f > * # £ fe. &T0ption >f 
# >X^TVirtualContract-<>^^ >^|^©U y>7 U * h LZ&W £*l<5 ^ 

l. 3 ««Sl5l®«<£i£ 
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l. 3. l yny^ASJgcJfMft'ffc 

l. 3. 2 *^flH5IJC>i*"rs?SIM£©K5Sfl: 

1. 3. 3 t-Z&M 

l. 3. l 7n^9A«3£©J|Mfrfb 
^HiS © Ji t? i: & s # 5 I oS^S tt US fc> -f a* o © 

Ur&frfcrafr-fK:, ^T©3K5l&0!Wfc< 1 OCDTVirtualContract-f 

i. 3. 2 tt^fljtsnc^f-rsamt^iejsft 

[0 0 7 1] 
1. 3. 3 -r-#jE$§ 



2 4 
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[0 0 7 2] 

M&mmtf&mv $>Z>t>\ lit- ttiKSBl 5 1 © t 5 - * £E*S3fr* feSi^i**©^^ 
[0 0 7 3] 

fiJLh, 1 •DB<D&%]^y *y ^&InterestRateSwap001 , 2 O B ©:&#];*> 9 
y y £InterestRateSwap002 £nfr£LTfc<„ 
[0 0 7 4] 

Itlf)2o0*^S?x^ h©^*^ @1 OlCa**r. l©0tt, 2offl 

TVirtualContract-f Z/X<D&4 #Name, Counterparty .NotionalConvFactor 

3 'DCOM'&'f— % TCFSwap >f > ^ # >X InterestRateSwap'\©#BB £ 
1 o.#f#l/T U y ^ h (LinkList) £ IT Zl £ fcaVf. lit 
„ TVirtualContract^>;* #>>UnterestRateSwap002 © l J > ^ y X MC-f£f£S 
*l&InterestRateSwap>f >^AffifMT KU^ (SameAddress £^fB$*l 

TV^3P#) 3^-r-^Ejd©attftS- mctt* TVirtualContract^f>^# > 
>UnterestRateSwap002 © V > 9 y * h &C##£*l<£ InterestRateSwap^f >^ # 
>^A©#figr FU^tH- ©T F^:*#&3#£ft-5l£tCj: y, TCFSwap >f > 

* > X InterestRateSwaptf)&:#>fttf^ 3 *U 7 s - * JEHI^^ 2 tlS © T? & 

[0 0 7 5] 

t^b, TVirtualContract^f > X# >>UnterestRateSwap002 ©y>^y^h 
&C#^£*l£_hH&©#RBy Fl^fcr ©£ tfUffl't-S InterestRateSwap002 
A y7.<DMfejx&fj>. InterestRateSwapOOl A # >X©J®^7C^il III 

£ 1 O^tRtCfcoT U*3o 3©fe*^^iS©^ffit^, #TVirtualContract^ 
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9*tCtt, mmtteZMfeTX;* (ZlZlT'&InterestRateSwapOOl ^>*#>Xtf> 

Factor A^^^tl -S= -f&tot), InterestRateSwapOOl # >:*lC&^^$i 

^NotionalConvFactort LT-ffil InterestRateSwap002 
^ tC li^^^^CNot i ona IConvFactor tbti2 $ tl Z> . 

[0 0 7 6] 

§ omn um%l 3 i <t a, $ n & ? - * &mnm &c 

^_ h^&S^-^lCte, EI 1 0 {C^£*l£TVirtualContract? U 

[0 0 7 7] 
[0 0 7 8] 

0 9 testis 2#®^IJ^9 y :7©&flJJSj£K#ffM3*l5 

Z^mT'te. Z<D%m^ffi£-t)\ InterestRateSwapOOl -f # >*iC*fLT © 
2*H?TcS*U InterestRateSwap002 >f ICO V^HU ±ISSfT# : M#"? 

nfeffilCS&M&RNot i ona IConvFactor Zl £ fC J; o T -?-<£> H$T#^ 

1. 4 RDBMS/RDBlCJ:a«S5l5l«3a*S;©IS^« 
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>f >^^>^©*^itlCRD BMS $:MV^-5«-^■CD'K«m§l#S^^;©ll^# 
[0 0 7 9] 

'KSPftSIS: RD BMS-e^S-T^lCli, RD B±IC, < £: =&J£ATtf) 3 o© 

[0 0 8 0] 

• TVirtualContract-f y 7. 

• TContract •'f 

• TVirtualContract-f > X P*3 0) l> > # 'J^h 

^^1^©^-^^^^^. RDBMStffltSRDB ('JU-i'Ht^f 
|ig^_^f;i /L inkList£#At"£ 3 £ &C «fc U , TVirtualContract>f >^^>X©=3 

> -x-^- $ n -5 mm. & urn •? s 3 ^ # nrtg ic & & 0 

[0 0 8 1] 

@12H E50DRDBMS^ */'rL -;WC J; o T^S2>U @5©RDB=E^ 
3.-;i/JCSa^$tl-5> TVirtualContracM >*&&^^£VIRTUALDEAL 

TContract $ > * £&*fi-r £ INDIVDEAL ,^r- ~fjV hDEAL_RIND^ 

-^;K J;t^TVirtualContract^ >^f*J©U >^ U ^ h 

ODLINKLIST-t" — — K©:r — ^IIIT'liS. 0 5lC^$tl-5 

RDB=Ee/^.-;i/±(Z)TCFCHAIN^-^;i/, TCF "r-zfTu, t3«kt>*#0PTI0N-^-^ 
;MCl±, TContract ? e>$?7&£ tlSTCFSwap ? ^ ^CD-f >X # ^© 
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Sfi^L 10 — 183133 

4 y?>* >yUCl> y$-f £TCF V'yT.OA £ J: tfTContract 

*M^ii$y&£*l&TOption >7=y7.<D4 # Zl tl, £ IC O V n T 

[0 0 8 2] 

VIRTUALDEAL -r-:/;Wi, TV irtual Con tracts >X # y X. £ — ;SJC|iSUt*<5 £. 
#)©#'(5£§3x3l^f y?*# y^Wffi\-l — F VIRTUAL_ID (HI 1 ©Virtual ID tC*f 
##-££*lfc#l'=J- FtC, TV irtual Contract^ >^©f*|^£& 
i^-r-Sc 01 2&c^£*i£ J ?-©tfS©:7><' -;i/F^&. n-iffc &z>mM<b&'M.<D 

[0 0 8 3] 

INDIVDEAL t--?J\s<D&1/Z1- F&> TContract # >X :l;^Cf$g^J•f- 

&;k&©^#:3Si3K # >:*ficSKIn— F INDIV_ID (HI 1 ©Contract IDICM 
IS) -e ©TContract # >*lCO^n — -*f*« g ft iC-fr^Z Zl h ©"e^ 

^>^§fS^KIND (01 1 ©Contraction £©Name&C*fJGtO fc^^^-Sc 
[0084] 

DEAL_KIND-r-^©#l/3- Ktt, JfcSIS^KINDt, -^-JUCftl&'r £ # ^ x 
• 7>f^7yrt0^7^iS!l (TCFSwap ^ ^7. 2; fc&TOption V *y X) t^MM't 

&£«)©?^*»j=i- ftype 

[0 0 8 5] 

LINKLIST^- m - Fli> {R«3t5l-< # >J*fg$!ln - F VIRTUAL 

_ij)t^m^\A y^zy^nwin- f iNDiv_iD££&#-rsz:£ici:oT, 

VIRTUALDEAL f-^I/^tS l/=r- INDIVDEAL ^-^IV • TCFCHAIN-r" 

-7>/TCF -r-"/;!/ • #OPTI0N^-^;i/©^tl^*f^-r-g) 1/3- Ft & Wit 
r©#£\ TContract ^ ^ *l£#TCFSwap ? =y7.(T> Ay X 

*y xt^&A yx#y*izv yz 4y*#y*. &£tFrcontract 

^^^*^^$tl-S#TOption >7^7.<D4 >*©£-2g#fil?gW:, ±i£© 

INDIV_ID£;frLT. TCFSwap -r— ^;i/i:TCF £ J: t^&OPTI 

[0 0 8 6] 
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±m.<D"r-Zf)im^^ *J, LINKLIST^-^Ol^^LT, INDIVDEAL 
±.<DUW%&\4y**y^WMz2-Y INDIV_ID-e»J£n£ l -^©TContract 
>f>X^>^ (TCFSwap/TOption >f>^^>X) VIRTUALDEAL "f-7jl±<D 
^©TVirtualContracM > X # IC gB&tf WSri: # «Tfg £ & 0 9 33 £ 

[0 0 8 7] 

-TS^lCtt, 0 5 ££#01 2 lZxk£ft& <fc ^&r-^«5:^t 
[0 0 8 8] 

0 5 33 £#01 2 iC^SnSRDB^ ^a-;MC^Ii$;n,TV^ lo(D^©m 

1 o-e$)SBookOut ;* VV KtfjBftSftSi t tCj; »J.. VIRTUALDEAL -"/;!/ }fr 

TsZyj^Wffll^- F VIRTUALDEAL. VIRTUAL_ID#&*#£ *l£> . 

*TVZ?2 : LINKLIST-r- v^**^ _taz£©<{K£Wl§l>f * >*ffjg!ln - F £ 
-g-fr l^ii- F#3*ffi£*iT, f©I/a- Ffr£>^lft5i§K y*# y^WiW}^- F 

LINKLIST.INDIV_ID*^=»StlS. 1 o©£«W§[>f 3881=1 - KS: 

^tfl/3-FBU 3HRU=I-F##fcMSS. 3©«§-&lCte, ^© LINKLIST. 
INDIV_IDn- F2flRWS*l<5. INDIVDEAL ^ - 7/1/ £> , 

yx&y*mm^- f&#i/=j- F#*&ffis*u f#**>&5*§i«4& 

I NDIVDEAL . K I ND#&# $ tl £ . 

^f*;^3 : DEAL_KIND^-7/l^£>, _hfi«-3l3IS*JC^I»"r 1/ =3 - K# 
f*lB3*U t©#l/3- F*^#^^^MJ=i-FDEAL_KIND.TYPE tfEtWSti 
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>^S«Sfl3-K LINKLIST.INDIV_IDS:^t?«-l/3- TCFCHAIN^-7;i/£T 

#>;*.££-TCF ££&#T0ption >f >X # >X *lS = 

Xf7^5 : TsT-VZ? 1 *e«lffi;**lfcVIRTUALDEAL ^- >Ol/_Ltf> 1^3 - F© 
JCg^5V*T, ^DJllC, TVirtualContracM >^ -£<ZM > 

**>*fc©y _hfH^^^-/4T'^^$tifc^-TCFSwa P >f>X# 

TOption J >X$^*(DfoM* W FGetNPV () tfiMft'Ztl&o 
[0 0 8 9] 

[0 0 9 0] 

^#§^©^2<Z)^T^-5TCFSwap n y^-f- • ^ tf)#jffi<2^CO 



3 0 
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2. 1 TCFSwap n> 5* 

0 8-etftm?L£:<J:e>C *^lli©^JB*T?», TContract ^7 =y 7. trMM't Z> 
V^=l • ^U-ZhmZmmzMfc-t&Z^^tlsT, TCFSwap nyr± • ^ 

[0 0 9 1 ] 

TCFSwap ziy^r-T- 2 ^ flt«L «t5£. 1$ 

V %/ =l • ~7 U-mB (J^T. CashFlowLet fciq^) CDS^^ LTlfS2*U #Ca 
shFlowLet tCMffr-fSTCF ? ^ ^ £ £ *J * £ TCFSwap ny^-f- • V : y7.1$% 
t$H5 0 -£LT. TCFSwap zr>-^' ^^^^<Z>=§-TCF V =y 7.<D&Wfc&ft& 

2. 2 TCFSwap • ^5^<Z>^5t 

TCFSwap li, CashFlowLet ©i^^ft-SnVrt • ?7XT% ^©-OX 
# >;*(Z>^f 1 3tC^£*l£„ 

[0 09 2] 

ggcfi, RecCashFlows£PayCashFlows£V\?£,iirjCD 2 otf)TCFChain# *y7s(D<4 > 
^tl-^n^-f. CashFlowLet T*&£TCF V ^;*tf)-f >X # >7.<DM 
&ZW&-?Z>V y>7m&^O^M-£%>Z>Vy>7V 7, VkUW-tZ>„ RecCashFlows 
>f SWfiB Q^T. l/S/-^>f Kfcng^SO ©CashFlowLet f¥T*& 

&TCF >f y*mctt-t2> Vy>7 V7 hZUni^ PayCashFlows-f 



3 1 
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iU^ffl (£*T, F£P^) OCashFlowLet gfe&STCF -<y*# 

[0 0 9 3] 

£fc±fE2o<DTCFChain^^>< > (D^yx#y;*&. ■fctl-^Jx, PricingEngine 
^V^C)^&Ba©TPw^Gadget^^^*^e> J ^•tl J ?tl^jpC$tl2>, DiscCurve £vO£rfu 
tf)TCntYieldCurve?^;*(ZM yX# y^il, PriceCurvei: v* ■p^ltfCOTCntPriceC 
urve£^*CD>f y*# y;*^tf)#flg£'&f#t-£. TPwrGadget? ^te, CashFlow 
Let r fcClifffillSI^t -5 ^O^TO'SO^W^IIg $:*S«-r S * 9 ^ 

•e&y, >f-/i/K • #-y* (^w > * • ^-^ (tis 

1 3 1C&. ZLtlkO^^-^F • #-y*£y°v>f y. • *-^0*^lTfeS 
. TCntYieldCurve^^ti, >f — ;i/ F • 3*J — 7* (r-fX^'J^h 

— y~) ZfcmirZ>fc&>(D#^J<.V%> »J, ^-(D^^UC^g^tlT V^GetFactor 

*y y KJcfc IK K^BtfJcisttS-r-f b - 77?^-?:®ft53i: 

TCntPriceCurve^9*BU y^^f X • iJ — y" £ ^ g£ ^ 
■e^> l J, -^CD^yUCH^tlTV^GetFactor * y y KIC J: »J , H^HfalCfc 
l^iW^tSIil^iS. TPwrGadget^XkK 

[0 0 9 4] 

at"t-HT*S. BI14 1C^VNT. CFListM-ffi »0 1 3 (DTCF >f (Cash 
FlowLet ) ©U >^flt3S^<OU > * ij * MCfcNSU DiscCurve MttttHl 3© 
DiscCurve (TCntYieldCurve) >f > X # PriceCurveMtt 
liS 1 3 ©PriceCurve (TCntPriceCurve) ^ y 7. # > 7*s\(D0WZftfo°t Z>„ M 

[0 0 9 5] 
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[0 0 9 6] 

(D^VVi/z- • 7U-<D#m^-3<'&3\&* TCF >f >X # ^XO^^^t^ 
£ (3D >f > X # > * ©ttffi 5: £ MttT'^"r % £ © S . 
[0 0 9 7] 

H15H HSORDB^i/a-^lCMS^lS, TCFChain? =y 7. IZMfoT Z> 
TCFCHAIN^-^;i/©#l/=3- \?(D"r-*Mm : &mi-mT°&2> B 01 4 lC^£*l£ 

^V^TI^DX^;l/$:^•r-g> : ba)>^)^I^C'»#?:^■t^o fct'U BH5-P, UNIT 
#C0DE KteH 1 4 ©AppliedUnit * >/t£2iJ£-*-* . HI 5t, 

IC «k >JE1 ZJC^StlSLINKLIST-r-^/I/SfclilNDIVDEAL '-r- ^ ilTCFCHAIN 

^r— y>*S*K ta)t©l. 4 ^4 (DgiaS 

#2£513*l<&. Sfc. B15T% TCFCHAIN_ID:7^ TCFChain-Y>^ 
^>X©iS!ln - FtfteffiStiS. E 1 5 T% SIDE_ID7 w FICtt, 

I/*/ -^-9-^ F/^>f U*>f F©K#=I- K^ftJWStl*. £ CashFlowLet 
U U x h fcaVTei 1 4 tC^SftSCFListJRtttt;. * ^ D ±/\tf>TCFChain^f > 
>X<DM^^iC INDIV_ID7-f-/l/F;fcJ:tfSIDE_ID7-r -71/ K<OffitC* 

5 tf)TCFCHAIN^-^;WC&#&l,&V^ 
[0 0 9 8] 

ijCiCgl 6 11 m 1 3 cfi(D*<M©TCF ? 9 *©#rt»ca*S *l£ * 9 x * 
jj#£;ft<g>TCF >7^XlzMfo~?Z>TCF r-'Jjl/O&U^l- F(DT-#ffi&$:7jk-fm 
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mi TCF_iD7>r -;i/Ftc&. tcf >f >*©fiJ3!!:=i- Ktfft*ft2*i 

-So S&tC 01 7T% INDIV_ID7-f-;i/KK:ttll#5t5l-f>^*>^ia8!I=3 
- K#fc*ft3*l$ TCFCHAIN_ID ^ -Y -/I/ KJCtt-ttBTCF 

#U >?t-£TCFChain^>*#>*0D1M K K/^t>f K) <£> 

INDIVDEAL ^-^fcTCFCHAIN^-^/l/fctfU fifi*Ufcl. 451'® 

^ffil¥ffiSlir©^"5 i y^ , 4©^a^l|3SS4x<&. Ell 6lC^$tl^TotalC 

F#PVMttilDFjRtttt, >l =E U ±^CDTCF -f >X(Z>f£||gB#lCi&tfjtC:£j?£;£*l 
£%tf)T*&££:«), ^^©MttlC^Jfc-r^-f-^KliHl 7(Z)TCF "T" Z? )V 

[0 0 9 9] 

H16 1C^3VNT, NotionalAmnt. NonIndexCF#FV „ TotalCF#FV, £<fc 
tfTotalCF#PVl±, i&1*L : fc:£g(T?tt&<, S-&lCJ:oT»«^ |«®<Z>%5I#JI 

[0 10 0] 

fcfc, TCF *9*©{fcSifcbTtt, i&fb%Hl 3fiJ:tJtHl 6lC^£*l£* 
9:**3§lc|Rj£;!5*iS*>©T?ttfcv*. MxJ£, TCF U r 

2. 3 TCFSwap/TCFChain/TCF^f 
TCFSwap/TCFCha i n/TCF-f > X * > * <D £f£#Jlg tt. £S5flfc 5 1 <D £f&^M 

[0101] 
[0 10 2] 
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5l5[(Z>£j&S:ffia* , *"5CIi:lC.fcoT, |1 8 ICa^tlS TCFSwap 

£-f£j££*U H^T. ^©TCFSwap ^>j*#>^£>*y-/ FtC J: oT, Hi 8 

lC^$*l-g>. RecCashFlowsfc J; tfPayCashFlowsCD 2 Otf)TCFChain>f > 

£-TCFChain>f >XCD=r>X h^^^lCkoT, ^g-TCFC 

hain^>^^>^p^lC. TCF ^ (CashFlowLet ) <D V > ^^ii'vtf) U 

y * h £ UTJBV\£>tl,50 1 8 lC^$*l£CFList£V^£ttu©TList >f >X 

[0103] 

#UC n-ifii, tbaZE-TSrL— »f - W 7ac-^$:^LT. TCFSwap >f 
#>;UC^|#3*lSZo©TCFChain>f >*IC, Ell 4 £^3*XS#«i4ff( 

© O t>i&^& % CO •£ o 

[0104] 

^tf>^> n-if&, «3*"tSa.— 9 1 • >^7i-^^LT, BuildCF *V 
y K^Uff^-Sr^^S. 3©^^. 01 8lC^£*l<5 i-*> IC, RecCashFlows 
£ Jct^PayCashFlows© 2 0©TCFChain>f >*.C^.£IC* igMllCjSCT 1 oj^ 

_h©TCF >f *U _tfB2o©TCFChain^ >X^>X©iBrtl*^C 

U U * hCFListtCU (Add(CF) 
[0 10 5] 

HI TCFSwap >f # >7> t,TRecCashFlows£ J: tfPayCashFlows© 

^-TCFChain-f lC*fb T#g?T $ *X S Bui 1 dCF ^ V y F O&Jl 7D-?:i 

[0 10 6] 

£1% ttvfl ©Generate Dates^tS|-e«. g&B. fff't£8Biai»*&Hv'a$T 

^Ttt^Ufc-t*. bT&. 3.-9* iC J;oT.»5£34'lfcTCFChain>f 

# >^CDPaymCenters,FixCenters,EDate,TDate,FDate,BDConv,EndEnd,AdjTDate, 

CFFrq,ResetFrq,FixingOffset,FixingBasis,£J; tfPayln C0#Mtt'fii (Hi 4) 



3 5 
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[0 1 0 7 ] 

Xr>y^2Til 01 4&C^£*l£CF Freq «<[4ffihLT0 <ty*£^ 

SI&^'TS ££lcte^£M«£: It 0 
[0 10 8] 

3~6tCJ:oT«JlHli:*»EIS:l»<#CashFloi»Let C^Jfc-T -5#TCF -f>*#> 
[0109] 

^■r-y"^ , 3T?li, >^y:7 1 ©Generate Dates^JllC«fco T£jft 3 jjxfc 
:i-iflCJ:oT«£S*lfc£&iH«flH& (CFFreqM<ft) £IC^5 
V*T£&lH8fc (30III£*l£lSI£l&<CashFlowLet ©SMSJK) #3*05 3*1, ^tl^ 
TCFChain*9*ft©* >A3E«CFCount lCfgj££*l£o 
[0 110] 

^y:76T?*©«#0 JC&ofcfcW^Sft**"^ ^T7^4t, TCFChain-f > 
[0111] 

W"**"^ F) ©TCFChain^ >;*<DFloatIndex,NotionalAmnt ©#Mffi'fit (0 

14) ifTfclc£j&£*l£TCF >f >7.<DFloatIndex,NotionalAmnt 
MM (HI 6) £ LTig/t£*l£ 0 
[0 112] 

#ClC, TtT-V? 1 ©Generate Dates^SlC <fc o T£j&£*l£#3f -V y S/a • V 
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>A»ccFCount (omizm^g. #r£lC£/££*l£TCF -f y^zyTsiztt It, 
DateFrom,DateTo,PreFixing, Fixing, Days, Years, 33 <fc t>*PaymDateCD^-M'ffi'fil (H 

1 6) #3(tffi3*lT8SiJ£34T,S. 
[0113] 

ODTCFChain>f >^^>X©IndexValMtt'fit (014) tC^^T, $Tfc££/?££ 
tlfcTCF >T >X#>*<DIntRate £ fcttMarginO^-JBttit (016) ^fg^$tl 
So WeightJSffi©^*^ hffi« 1 ICfttft^tSTj;*;^-. 

[0 114] 

ffif=.lZ&f&ZtltzTCF >f >**>;*©JRttfiNonIndexCF_FV (016) JCttO" 
[0115] 

0r£lC:£$£*l£TCF >f >^^>^Kia8^StlfcMttffiPaymDateS:§l8Jt 
i: IT, ^L-if 'ic <fc *;iS5t£*lfeTCFChain-f ^^(DM'ffi'ffiDiscCurve (gj 

14) lC#tJSt"SDiscCurve >f y;* # > ^(DGetFactor ;* y y F#^*T $ *1S d 

So 

[0 1 1 6] 

*rfc£5kJ&3*l£TCF >f >X#:y*tf>PrePri ce, Price, Return, IndexCF_FV, 
MarginCF_FV,TotalCF_FV,TotalCF_PV©#M14 J fa^ ^^"T^TCF >fy;*#> 

[0117] 

tffetC^JER^tlfeTCF >f >**>*©UpdateCF*y y F&> ^"TSTCF > 
[0118] 

^.f*;^4 fC&^Tll^T £ *l£±j&tf)TCF -f > ^ * > X X^^y 
i/-y*-9-^T F£ fc&^^f -9--Y F) <Z)TCFChain>f >XlC V >^"T^^^T<D 
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TCF 4 >Xtf£.f&-£ n&o 

[0 1 19] 

±&fl/-7jHM<Dl&&. ;*^>y ^6 W^lfcCFCount <Djj$.tf OlZte-oftt. 

iC^-TSMtt'fitCF Freq # 0 T*&6 £ We£*l£:«-S-lC&, 7f7^7T% 
-If {C <fc o TTCFChain-f > ^ # > ©Mtt-filFinPr incAmnttffgJg $ *lT <^ & 

(Nuii-efc**^**) #¥d5£2 4i£o 

[0 12 0] 

Xf >^7 0»I (True) T?&$|g-£lCt;j:. ^ v ^ 8 T**^IU©TCF >f 

n-if ICJ; UlS^^tlfcTCFChain-f >^^>^©M14MFinPrincAmnt (HI 
4) grfctC^f&StlfcTCF >X©Mffi#NonIiidexCF_FV (H 1 6 ) 

[0121] 

7>7-v7T<DWfe-&& (False) "e&S»^JCtt, ^f«y^9T% n--!flCJ:o 
TTCFChain^f # > * ©M1£1BlniPrincAmnt#fg5£$ tlT ^ £ fc^fr (NullT" 

[0 12 2] 

^^^^9©^*^ (Fa lse)"e # ICteH;^ L&V^. :n^-£ 
[0 12 3] 

^t-^^9©^*^ (True) 1: & Z>Ws^\Z\t, XT' V 71 0 T?*JIS©TCF -f 

n-if {C«fc U^^^tl^TCFChain^f >X<DM1£1BlniPrincAmnt (Hi 

4) # % 8rfclC£jERS*lfcTCF >f >XCO«tt#NonIndexCF_FV (HI 6) 

[0 12 4] 

— 7-9-4 KSfett^ "9"^ K) ©TCFChain^f >X"eUpdateCFs * y y 
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2£ff3tlS. V V FtfmftZtlZil* ^©TCFChain>f U 

}&1-£UpdateCF* y y £ tl«. 

[0 12 5] 

§ [ y* V x. V h & ffi ^ f c f £ r i: # rT IB £: & £ . 

[0 12 6] 

- hi: otitis a. -if • >f>^7x-^?:ftoT, gift £-r&lft3ltf>ffi«S:;EB!fe 

$-&-&<fce)icTCF>r>^^y^^©Mft^M^ic^jsb> *feteTCF>f >x 

*fc«:j£itI&K:«:, n-ifliH^^^lCtaizEbfeUpdateCFs *y y K©^f?&*Sa* 
[0 12 7] 

ra^©*^^tt«fl!ltt««#^E't-*»-&««?&^'e*>Sfe«>. n.— ifte, BuildCF* 
7?J£»; £&-f TfcS. Ifot, TCF>f > &MSU£f£t-£>r- ««> 

t^U&^^fi'a • yn-*^cD3i§ncifi3tstiS- 

[0 12 8] 

J£/Lta*LfcJ:3K:, TCFChain?^*^ £|&©&Itt^5lT??!lffi^&<Z>lSv^M 
35t5l©fc«>G)3p"Vy S/a. • 7n-i^«:ift4iStSfcft©f>^U- hi: IT 
fcf&IB-T TCFChain*9*©*S!«!!tt. & < £ T*TCF-f >X 

* > x & — f&£ffc"f Sii:T*y, 31 $ ti sUtti^ U # ftiRI © 

f#iH#lCfU;g£*l£3£te&V 1 > 0 fit, TCFChain^JUi^-Vy ^ • yn- 
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CD £ & IZ m -3 < # m ft M 5 1 © ^ H £ PR JR "T -5 * © * v X 7? & 5 £ V * r> Z. t W T* 

3. TCF >T>X^>^(Z)55iT^ V V K : 
TCF ^^IcHIg^tiS Update* Vv Ftt. * ^Xtf^J^-T S#fitffc§ISB 

^StfKt&Uff IC. TVirtualContract>f >X # 2; 

teTCFSwap >f yyUC&V^TGetNPV()* F£>HfiWi^£*l£ # >f ^ > 

^IC&^T. TCFChain#^*©UpdateCFs * y y F£:frLT^i&£ft£o "T^fe 

ftfo-r&TCF ©Update* y>y K#3St£ btH^tS Z. £ IC 

[0 12 9] 

-OUpdate* y y Fte, #^mBIKiraicfe^e, £ffj, tfeWffl 

i3 «k £>*«© V * -fftCDnm. IC =fo L ft V Nffffifg £ IZm^ V ^ T tMMtfUIT £ * 
[0 13 0] 

:©^y»;K©1tait t*##5l«r£C^£3 4xT^fc**y$/a • 7D- 

M*&B) ilDateTo (ftJf8§H*!F7 B ) ©«fffiJt*"C^r^ y */ a. • ^O-^^X 
[0131] 

8c5£, l&iSr&£?T-&oT=bi:V^ ±f3Update* y y Fte. ttlKL 

ttfo-f&m&mzmmiz&^T. ±mm.^mm<Dm&. (Witiffamftn ©t>£ 
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5: — i c Wl x. S © T? tb £ . 
[0132] 

02Ott, I'D <£>TCF ? (J^T. JgTCF * ^ ^ £ P?£0 tf) Update* y y K 
©*Q.3!l7n-T?&«. 
[0133] 

T*g£3*lfc35iTCF ^^tfJR^Sif'f K©TCFChain*^*.©IndexType 
(Hl4#flg) (IntRate ) , (Return) , ffife (Price ) ©'y* 

[0134] 

IndexType Mttffitf&ffl (IntRate ) *X Jf^f 

>y^2 T% 3ITCF 9 =y X ■®t&*Bflite»»Mft'IBPrePrice (016 #JR0 till 

[0 13 5] 

»J, 3gTCF SIM K©TCFChain^9^.CDFIoatIndexJB|ffi4i (EI 1 4 

[0 13 6] 

FloatIndexMftffi#gg^£*lTVA&V^-£rkJU ?^J*IC 
£^T, IntRate JRttHlCYears JRtttetf^!*;* *U *-©^t**gJlltf SiTCF 
^©SJBfllftJiRJRttitPrice ££*l£ 0 rit, ^TCF *^;*©IntRate M'ft 
mt. 3ETCF K©TCFChain*^*©IndexValMftte (0 14 

MO fr&nfcT-Stlfcfc©"??**. Cl-OIndexValJSttflltt. ^M^T :i - if • 
>f >^7a:-^€:^LT3.— tflC**JS8SS*lS. Years MIMtt, fuM 

©HI 9©^-ry^4lCfeV^T3STCF ?^;UCMLTlS!5t£*l^ ^TCF 9^7. 

izftmtz>%-®m5\mffl (tmwm) ©^K^^^-r*©^**. ^©Years 



4 1 



ffiffifW 11-3051655 



0 — 183133 



JUTCF 9 ^^tfJR't'SIM K£)TCFChain# ^x(£>PaymCenters,FixCenters,EDate 
,TDate,FDate,BDConv,EndEnd,AdjTDate,CFFrq,ResetFrq,FixingOffset,FixingBa 

sis,&J;tfPa y ln ©#itf (H 1 4 ) fC^J^T, 90Xff^ 
1 ©Generate Dates#LIItC33 V^T ff 
[0 13 7] 

r»J:e)tcLTrL- -if # @£&5pJ £ b ® tt, a. - If tf&fe b 
flJ-fBlntR'ate JCffUMBKMiMKYears &f|| £>*lSlt#5iTCF *^*©SJHflff 

&*SI£Price ££;ft£> 0 fU^ff^l 0^, ^TCF # ^;*CE>^JM&Jli£« 
MPrice &3ITCF ^ ^^CDBa»§«^i5[MttffiPrePriceT^bT#^tL^ffi 
JiTCF ^9^JCfeW*MJfca*S«tt'(iiReturn (01 6#M) fcbT#e>*l5 

^tiTVN^fcfe, :i-if##B5£Ufc@5£&*fJitIiitRate ic^TCF * 

9^<Z)#H¥JBia^aYears £fHDT#*>n£3iTCF ? ^*©^S8ffi*&f§f£Price 
7b\ ^O^^^TCF ^^^©WrflliJt*Mtt'filReturni:S4xSifctC«;*. 
[0 13 8] 

— ^-T-y^S-e, 3.— IftCfc »;FloatIndexJ^|ttfi* t SSSnTV^S^:JfHIJfe 
$tlfe#-^lCli. ^7^5 1% 9JTCF ^9X<Z>tHfjeia»T0DateToJCfeWS 
"f'y^T. • ^(ZHit&, JiTCF *9*©#t^iaW#HDateFrc»lC£ttS:/9 
>f X • #-^©teT?BfcfrbTfc&*l<6lt#, 3^TCF *^*©SJB«*6*B«JRffiffi 

price £itnz> B - x-^nmit. tmrnrnmrBvateiott-mm 

ffiHifcTHDateTo&Slgtfc UT, 3ITCF * & K©TCFChain* 9 X 

##MbTV^PriceCurve>f (01 3#ffi ©GetFactor ^V»;KS: 

[0 13 9] 

&mtf. 3CTCF *^*<Z>!3&«te»«Price fcSti*. fbt^fy^l 0 T% 
3ITCF V ^7,(D^mm^WLM^.W?r\ce £3|TCF # ^*©!&8Bflfftefl»«f£ji6 
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£*iTv^£#k ^^-rx • *-^e>±aH#ffi^5I«ilSIK:^WS.«pflffJt 

LT#e>*l£3ITCF ^^^©SJBfiff«JI»Price 3ITCF 
<D ©flffit ^SJRffiffiReturn ££;ft£3£:lC&£ 0 
[0140] 

tff^L/fe^^^^l 7?, r^«J;oT#g^$4xfcIndexType «ttte#JRi£3S 
(Return) T;£>6 tmfe£ftf=.Wi&l^t> Sf^ff^Sf, 3ITCF 4^;*(£>ft 
JtJBraBH^HDateFroBlCfeWSy^^^ • *-^CDH*«, i^TCF *^;*(£>iij|M 
te£»MttflPrePrice©te*:3*lS. ^ >f * • # - ^ffiOtf»*S*i. f&xEb 

[0141] 

Zf'^9T', ^TCF ^^^©Sf-JJJBragl^&HDateToK:^^*^^^ 
• 3gTCF *^*©^jM#»»»teffiPrice tf>«££*l£ 0 ^ 

[0 14 2] 

Xf^l0t% 3EMTCF ^9^©^«lflif«*B»JilttiiPrice Sr^TCF 
^5^0t&SBM**B»MttffiPrePriceT?|»|![bT»e)*l*'lit^ STCF #^;*JC 
£ £ JfcspMffiffiReturn £ b T # £ tl £ . 
[0143] 

Itf^bfcX^^^l tCfcV^T, rL-ifici:oTJi^$tifcIndexType Mttffitf 
(Price ) TffcSfcflgSftfeft^tt, £ 1**7^ ^ 6 T\ 3STCF V 
ifr»ffi»&R*tt«PrePrice£UT l#1zy h£*l£ 0 
[0144] 

mz.^ Xf'^7tit JgTCF ^5^©tf»»IP5BB*&HDateToK:fettS^^>r 
^ • il--7omi)K 3ITCF *5*©!3&ffif&fiS«etePrice ©ffii: rf 

[0145] 

^7^1 0-e, JgTCF *5*©Mi&ffite*i»Mtt«Price &31TCF 



4 3 
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^^^CDluii#f*&*it5cM'[41ilPrePrice-e^LT#^tl-&'fii*\ ^TCF ir =y 7.\Z 

\z\%7."rvzr 6-e i anzy h$nt^5fc«?), ^tcf 

MS-ffiReturn t$tl<5^i:iC^Sc 
[0 14 6] 

[0 14 7] 

^Return JC^TCF ? ^ >UC £ £ SgJt7C#^BJBH£fflNot i ona 1 Amnt & ^ D T # £ 
JgTCF *^*Kf31*S«SfcK:aS^<£&£*B«ffi« IndexCF_FV (H 
1 6#RS) il$n-5c ^TCF *9*tCfctf5&5£7fi#£ffi'MttteNotionalA«nttt 

9 =7 7^1$Wk-3T 4 K <Z) TCFCha i n V ^ ^ © & j£ 5t -fit Not i ona 1 Amn tfr 3 

[0 14 8] 

JgTCF * 5 * tC i3 -6 7t*^«»ttffiNo t i ona 1 Amnt £ f£ C T # £ *l £ ffi 2>V 
^TCF ^9^lCfe^SV-^>JCSo<^^M'ffi#MarginCF_FV (01 6# 
00 ££*l£o ^TCF #^*<DV-^>ltM'K'fiiMarginte, ^TCF ^^^^M"T 
£"9--f K (U^-^-tM K^fctt^W-^^f K) ©TCFChain^ vXCDIndexValMIS 

StiM FOTCFChain^^XCDIndexValM'14'fiii: bT V- S/>"fiI : £*g5£-e^£o 
[0149] 

££>IC, 7fy^l3"ei4, ^"rvrf 1 1 T'3*ffl3ftfc3iTCF 9?xizisv}& 
*g$ac«o' < IndexCF_FV{C^TCF * 5 ;*tf>Weight«'&M£fii^ 
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MarginCF_FV£, 3^TCF ? =y 7, (DmWtt \*$3iiL U feS&^ffl«tt<lNonIndexCF__ 
FV (HI 6#JR0 fctfjfiDlfStU *©iB$*S*#3§iTCF #9*©£&*8ilH«ttfli 
TotalCF_FV (01 6#flg) ilStlS. 3 3T% 3ETCF ? 5 ^OWeightMttOT 1 

* • S/- h&J§V*T, *CD|t& MS!! SiTCF _ * 9 * ©ig 

»fcttSfti£L,feSfe4fe«MftffiNonIiidexCF_FVtt, Z> =!.-■*? ■ ^ y # 7 x. 

-*$:iftVT3.--*?lZ&*)m%.2ftZ>. 3ITCF * &-»J->f KCDTCFChain 

? ^^<Z)^i§7C*3^^^IniP^incAmnt^^^±||^^*xil^FinPrincAmnt©V^'r 
tl*^J: »;=3bT-S4xfe : fo©T*>S (0 .1 9 y ^ 8 * feli 1 0 fe*jg) 0 

[0 15 0] 

*^iC, ^f>^ 1 4 iCfcV^Tte. ^-^y^l 3T|fffiSnfc3STCF *^*© 
TotalCF_FVJC, 3ITCF * 9*©7*-f £ > h • 
ttftDF(PaymDate)#3fe3*3*U -ea^JMgJUtfSITCF * ^*©£&l8t«3B3Effi*t[ 
TotalCF_PV (HI 6#fig) fcStlS. 3JTCF * ^7<D^J 7.3} 17 > h '• 77^ 
#-«MDF(Pa y mDate)te, 3^TCF ^77sffiM (@1 9©Af ^^4, 8, 

1 0#HB) Id. 3ETCF ^^XO^HMtt'fitPaymDate^^IUCi: LT, 3STCF *9 
KCDTCFChain^ ^^^#flSLTV>-5DiscCurve (® 
1 3#i) ©GetFactor ^ y y F *V$Zf&t Z. tlZ^ U . ^#>#ffi $ *lT ^ § % 
©T*y, MiilbTCfW TotalCF_FV£^#flf'fiI^fl!*J §|<feft© 
77^-1^5. 
[0151] 

iCD<J:e)lCLT^m$tlfcJSTCF * ^*©giMft«^fiEtif'l® Total CF_PVtt, 
TCFChain^^X(3DUpdateCFs * y y F£:fr LTTVirtualContracM y 7, # y X £ 
fc&TCFSwap >T >>UC&^TGetNPV0* y y K^I'Jffii: L/T> TVirtual 

Contract^ >X # > ^ ^ 7c liTCFSwap >f y* # >;UCjg£4x£ 3 £ 
[0152] 

TVirtualContract^T > ^ # > X t 7=. tiTCFSwap # >;*<E>GetNPV()^. Vv 

K-e&, #^>f k (ui/-y-9--f Kfe «kt>^-r-9--r k) -r&fc*>. #tcfc 
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hain? ^*r*:ic, -zn^mzm-tzicF p^xfrb&ztitt&tM&WR&mfe 

[0 15 3] 

J^LhS&fEbfc^fCLT, n-if#^*£-r£rL-lf • >f > * V * -X £^ bt 
[0154] 

it, aTfciits. 

[0 15 5] 

[0 15 6] 

[0157] 

1) M&&a^£>7t;#x8l 

lit' r^*J tt, TCFChain^7 L/T|g^$tlSNonIndexCF#FV , "T 

[0 15 8] 

2) ft Da^©7ti*©^raifi-h^3^m 
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z.tHzmm-tZ>M3\X. 1 t 3 ©I^tLT^T^S. 

saw**. 

4. 1 TOption zjyr^- • ?^^©4#$t 

^r^-/i/n - 7n-M§l^, #^7fc^f^^S/zL • 7D-Ii (CashFlowLet 

) <DM&M&*&Mit2^zz£.xmtE?&g'<<Dm5\z^mhfc(Dizttvx. 
(Dizttvx. 7t7is3yxi$. m5\mz£iz^<Dmfemm^TK&m&z>z.£.iz 

[0 15 9] 

tl&UBjprfSa-^S'a ^^JcH^-T-Sr £X&M>lzm*%X£2>o 

[0 16 0] 

^MM(Dmmizi5^xm^ri^yf^iy3 > • *^*©g&££o£:4#8fcW:, MSft 



4 7 
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[0 1 6 1] 

D^JBX^y ? • • ^-r^l/ • ?^X 

2) «c*ffl^y * • >>a -;i/X • : E-r r ;i/ • *^X 

3) ^1^7^ * • -;i/X • • ^77. 

4. 2 TOption Z2 y"r± • 9 *5 7*0)^- 
TOption tt^^^^XTContract (12 5, 0 8#M) 

M&H2 3 ic^ji n-^S. 

[0 1 6 2] 

Ef22tC£V^T, TOption >f>X# >;U£, jg^M^ ^XT'^>^>TContract # 
^X©£-&& U X M»5t^©^fl8*^*>*, Underlying*: V^£fu©U > 

[0 1 6 3] 

TOption 4 y**y*li. ^tl^tl. TPwrGadget? vX^^^tl^tl^ 
DiscCurve £ V 1 * 5£iu0)TCntYieldCurve? ^Xtf)-f >X # >X, £<k 
T/VolaCurve £ V\ 5 £,ifj(Z)TCntVolaCurve # ^7.(D^ >X # >X^\©#M$:#^ 

[0 1 64 ] 

£00 • TOption ^T>X^>Xli, t^S/3>tbt 

:£RWlC<&igi:fc5Mttfc* • frSIfc<£>m»j^-f >X#>X (TContract 



4 8 
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w^=7*-% tit. &m • &&m- m&^&mfettKmiibti&fim^. jk* 

4. 3 TOption ri^^^" • ^ ^ *<£>#JMtf)ffi&'f4 
TOption 3>rt- ^7XMt§3i:0iM> SAT <D 2 &T* $> Z> . 

4. 3. i n- k • xtiv^^mom'Mt 

4. 3. 2 i/^a.l/-^3>CDS3i'ffc 

4. 3. l n- K • U->rXi:^5^3R©#fi/hfl: 

TOption >f ^fNFiCftit(Z)M^M-r>^^>^S:^T*^S^ 

TOption M^iM?^X(D4>**^Xlzm^£n2>7 V h • if 

• x"*- (JSAT, ATM) b^fctf-^^GetATM* F^ff^tBt. Z-OMV 
TOption >*(DGetNPV* V*; F©/ 1 ?^ * - # tC$g£ 4xffi*&§?ffi* 

[0165] 

3 3 TOption ^Xte. -^tl^^l" * > ^ fCATM 1/ 

?T-r&o 3 3T'a^&<zm. atm i^i/oirmau ^-y^a^wM^s^^^^ 
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[0 16 6] 

TOption >f > # > Iti-f >XlC^#>#;boT 

[0 16 7] 

ATM l/^;i/£JStf#i-S#i^##TOption IC^SSS ft* IC «fc y , 3 3 
B^©SHffi^©#££SS^5££^J£y*34:fcfc<&. o£y, 3*i£>cd^## 

-rsfcftic^bTv^sii^iLSiii^-e^s. ra^oiS'ft^. 4. i^<zn)~ 

3) iCiitf £: J: O < > Black-Sholes? ^ £ fflttS 3 £ T*£ 

4. 3. 2 =l l/(D~M7&ik 

^aS<Z>J^JBT*tt, TOption j >x#>x©£f»{cjK^jg>f >J*&=b£j£ 

H<ff B£ IC % & A 7 7t - V > * & Sl« * * 3 # t? £ & . 
[0 16 8] 

[0 16 9] 

fi&Sr£*lTV*5fc#>, >f >♦ if • V*-(C&o £^Pg*e^T0pt ion ^r>^^> 

* ifiwtmmj y**y** mmt s £ w t a » * 3£-r s 3 £ # -e § s „ o £ 
y, ytf h • ;*y • if • -^-B^cte, jkju^ 
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ft, -f y - if • v*-lc&o£^PgT\ >f> ^BtfjR 

>f > x * > <£> n£ffi c ^ o t ft*? ft z> ®M ftM^. £ ft -5 © "e & s □ 

[0 17 0] 

BuizEbfe<fc "3 &C, TCFSwap >f > X # > STCFChain>f >X # > ^ £ fclt 

TOption J y*#y7.1,$, TPwrGadget? ^Xfr e>ifW$ft£^;&-^ • 
>*/\0#im3:«firU 3ftb3S««l«"rs^»*-^'#ttS:^JM , r* (013fi 

[0171] 

TPwrGadget^^^li, 4 — /b F • iJ - ^ (TCntYieldCurve^ ^ , ^^^7. 
- iJ — -f (TCntPriceCurve? , /jC7T-f 'Jf -f • 3& — ^ (TCntVolaCurve 

?^>0 , • • IE#«©3fc5l*ffi (TUnit ?^*) . fc«fctfttHI&*Mtf 

^fBrfJ (TCenter *^*) JCWfSflHS&tfjKJCJtifc • £l* • 9 

[0 17 2] 

HI 3T?BilJ!bfeJ:-5lC, CashFlowLet "CfeSTCF # =y~X<DA y 7.$ > 7<DM 
•&&ftJWf STCFChain3>.-f"^- • ^57.1*, DiscCurve 05 s -f * # > h • 

JCTCntYieldCurve^f yT.% PriceCurve (^^>f;* • 3) — '?) iCTCntPr 

iceCurve>f y** /\ U TCntYieldCurve. £ i: tFTCntPriceCur 

veJC|Si£.3ftTV*5GietFactor *VyKtC£»K -eft-^ftSI^B^J-feWS^-f 

[0 17 3] 

EI2 2TUiB9LfcckC) C TOption ^ ^^li DiscCurve ( -f # # > 
h • — {CTCntYieldCurve^f VolaCurve (3j?9"f--T U^f * 3& 
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ICTCntVolaCurve yT. Z >*"^©#flBt:^M$U GetFactor * y y K £ 
GetVola ^ V *j KtCfclK -en-^tl-r ^ V • 77^-i:^7f-f 'Jf 

[0 1 7 4] 

#^^<Z>^ffiUC33ttSTPwrGadget? ^7,Uit. % -7 • >( y 7$ y 7* 
fcMWl&W'V^&^y'r-f- • 9 ^TCntVirtualCurveT-*9£t"£ V&Mi3~~7 \ 

3 ^^HC-S^S^ • ^©GetFactor % W KTfStftLfc 

[0 17 5] 

4#£liBfa*Ufcv*#. *^J6©^JB^tt, -r-;i/F • (TCnt 
YieldCurve) ^Futures (TCntFuturesCurve) rf^ A 7 • ii — ~7~ (TCntPric 
eCurve) £T (TCntAddOn ) £ - ^ tfT? 

6. i 3.-*? • ^ y&? 3L-*(D±i$mm 

[0 17 6] 

l)Cash Flows, 2)0ptions,3)Listed £ 3 o©#jg-eA2;7 # 

5t5l=ffi»fJ^i:tcA^7*-i* (* fettling) #^£*i.T v^©tc*f UT, 
MOJ&MUte. Cin?>©St5l^"Cash Flows"mBIM© 1 o©-f 7i-^6 



5 2 



ffiflE^sp 11-3051655 



10—183133 



[0177] 

± flfeft 5 1 OttJt-ffc C Jt « L T * U - S/ a > ffl* tc * * — JR » «: 3 > 

6. 2 3f^yS/ a. • 7n-8t5l©A##JE©«ES 

>Sr 1 ®* U y^S-tirStSM^ >Ol/* 
ijy^j t.lt. 2 IS* y y* $tSji^$:t5|ct5. 

Tf^^X©£5K* >&?PUTtf. ^(Z>£ £B £T^7*;*J- V;i/£^Sfr£-£. B 

[0178] 

[0179] 

[0 18 0] 
[0181] 

"Primary" *7~:ny7M:, Htf£fifc©fe»©^* 
[0182] 

"Commodity/Discount" #7~:r_l) 7 Si&aift (&& ilf^X 
[0183] 

"Principal Cash Flows"* -fx. U 7 tt, &U£7t;#lCBB5ibfc W 
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[0 1 8 4] 

-Return Properties (1)" ffjcVTlt* 2®5£tG#&c£#K JRM^ ffi^O-(pr 
lUTtfe*. *HJfiO^«BTti, i0^^»;J/a"7a-S, "IndexCF" 
[0185] 

"Return Properties (2)" *^aiU7tt, "Return Properties (1)" # D 
[0186] 

"Centers" ^lUrtt, 0 H ©&5£BirK:'#flBS*lStt B -Bfc#*fr# 

[0 18 7] 

±iS**^xU7rt©#7>r=i>. # 7 -;i/KlCo# 

SUB"*"*. 

[0 18 8] 

"Primary" ^I'J TWO^/l/* y h 7 >f 3 > & W^: U 7 ft© =T ^ i7 >f 3 
[0189] 

"Primary" ^I'J 7W©a^^ y h 7^f =t > U y 

[0190] 

"Primary" * zfx. U T fc<Z>#CW:0a*Ufc^g#7>f n > hT>f3 
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[0191] 

"Primary" # :7*X U 7©"Kind"x U 7 ft© U * h7>f -^Ffc^D fi'tS 
[0192] 

"Primary" # !7*X U 7 ft© "Change Side" 3)f;?>$:£^ U 7^t6Iht\ ^ 
[0193] 

"Primary" #:/xU7©"Data Generation" X D 7 ft ©"Business Day Conv" 
7^-;VKT'tt, ^Hlft^SllrJiS-rSi "Modified", "following 

\ "Preceding", ££&"No Adust" # -5 . d Stlfelttt. W> 

-^■b">f FE^tf^ "9">f F©£TCFChain?9^©BDConvMtt'fii (01 4 #Rg) 

[0 19 4] 

"Primary" ^^X'J7©"Data Generation" X 'J 7 ft ©"Centers" 7 -f — ;i> F 

■5"PwrGadget" ^fg&C J: o TfftgibT < ' £ <5> c _ ±d©fl85£fltBu 

l/S>-^*-9-^ F£<fc£F^-i?->f F©#TCFChain^ ^^©PaymCenters Mfttt (H 
1 4#M) i:bT»3£S*lS. 
[0195] 

"Primary" # ^1 U 7©"Data Generation" X V 7 ft ©"Today" 7^- ;i/ F&C 
[0 19 6] 

"Primary" # -/x U 7©"Data Generation" X I) 7ft©"Spot":7 FIC& 
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„ XtfvhU (Spot Date/Settlement Date) ZL £#T*^£o 

[0 19 7] 

"Primary" # :/X D 7 ©"Data Generation" x U 7f*I© "Effective" 7 -f — ;i> 
KJCtt. (Effective Date) IcJiSi'-S 'il^T'tS, 33T*fg)££*l£ 

teli, Kfc .fctf^-f -9"-f K©#TCFChain? v*©EDate MftM (0 

14#M) ilbTlg^^tl^o 
[0 19 8] 

"Primary" # :/x 'J 7©"Data Generation" X U 7P*5©"Stub" y 4 — )]/ KtCfc* 
^ ^-^-y-^f K©£-TCFChain^;*©FDate MftM (01 

4#M) £ VTmfcznzo 

[0 19 9] 

"Primary" # y"3i V 7 ©"Data Generation" x U Tf^J© "Maturity"^ — K 
tCli. (Termination Date) "f" -5 3. £. ^TtS. £ ;iT?&5e3*l£: 

-fitte, l/^-^-tf-^f Ffc.fctf'W -y-^f K©#TCFChain^^^©TDate MttM (EI 
1 4#M) £ ItKgStl*. 
[0 2 0 0] 

"Primary" # :/x U 7 ©"Data Generation" X U 7p^©"EndEnd"^-ai y # #y 
-^-ij.^ K^3 J:^^^"^^ K©#TCFChain^ ^^©EndEndMtt-fB (01 4 
[0 2 0 1] 

"Primary" # -/x U 7 ©"Data Generation" x U 7f^I©"AdjMty"^x /K^/ 
U*/-^>f FJ3 J:U^-f "9">f K©#TCFChain^^X©AdjTDateMttM (014 
[0 2 0 2] 

i&V^ "Commodity/Discount"* ^X'J 7 |^g©"Rec(+)"X V 7 £ «fc tF'Pay(-) " 
xi> 7 (*!©:& "Commodity" 7 -f -/l/ KT?l±» g&iill*feW:iSS3MaS:fi5£'S-5 
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Gadget" mm) lZ£^T^&mmi'TiS<ZlltfT*gZ>. Z. 3 T?fg5££ ^ife-fitl* 
„ "Rec(+)"3iUT*fctt"Pay(-)"xU7JC^lS-r&U2/-^-!?->f F*fctt*>f-9- 
-f K (J^T. #ftH^ Fh^O {CMiS-r^TCFChain^^^<Z)AppliedUnit Mtt 
-fit (®14#M) h LTsg5££*l£o 
[0 2 0 3] 

"Commod i ty/D i scount" # :7x V T ft © "Rec (+) " x U 7 £ £ £T Pay (-) "i'J7W 
©^-"DiscCurve" 7 -4 — Jl> FT?li* ^ 2/- K * fett^ 1J->f FCD-Ztl-Ztl 

\z&tt&*^v*;^ - 7n-H5:iU§l<fcft©^-;i/F • 7~*mfc-t£>z 

tifi-CZSo *|-*5t5IA^sKy bMT^Si^t^ot, "Primary" * 

^X'J70"Data Generation" ac V 7P*3©"Today" 7 >f — F&Ct8S£ 

£$6 H##H I?* JbffixU 7P*3<£> "Stub" 7-f -/I/ FlC«j£S*l€>^ 

«a*-r<&£tt4$tt©)£S&»aB ("PwrGadget" 8MB) IC J: -aT^ftSiSl 
ltfe<ri:^tS 0 rrT?®3tS*lfc<itt, ftmV4 FlZttfa-f & TCFCha in 
?^X©DiscCurve Jg&ig (H14#I) £ LTtS:5££n3 0 
[0 2 04] 

SfcKU "Principal Cash Flows"* ^1 U 7 fttfX^i&O^PP^ — TX&lzM 

m<Dmmm.n*t-4 F^tsit^t^s. w*tf v Rec:"usD"/pay:"jPY" ( 

F^J^/R^U) #»£SftTV*5*£K:* S^i^ F£"Rec" flJKl»£-r*l 
tf, riuSD=130.05JPYj CD «fc e> tC K/H£i£##;8 $ *U ^Cam-^'f F £"Pay" 
-dlC^^-rtlli> riJPY=0.0076894USD J O <fc 5 iC P3«*g#g£/§ 2 - 
[0 2 0 5] 

_tfS^I=P^-^©T©^ 1 7 4 —Jl> Fictt. ^aW37t:*^SI^-- F#^^ 

[0 2 0 6] 

"Principal Cash Flows"#-/xy T©"Initial: Pay(-) /Final : Rec(+)" rr. U 



5 7 
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7£ «fctf"Initial: Rec(+) /Final: Pay(-)" x'J 7P*3<£>#3g 1 ffg© 7 >f F 
JCtt, a&#*l7y:7£«fctfa*C;*»7^»CMLT, "Primary" # U 7<ZrDat 
a Generation" x y 7 f*f ©"Effective" 7 -r ~)l KKSlJtS tlfcHSft B tC3c#l£ 

fcffltt, ttto-V-J KJCMl£t'£TCFChain?^^©IniPrincAmntMtt > fii (01 4# 
[0 2 0 7] 

"Principal Cash Flows"* 1) 7©"Initial : Pay(-) /Final : Rec(+)" x'J 
7£ <fctFlnitial: Rec(+) /Final: Pay(-)" X'J7^f2|?@©7>f-;i/F 
JCfciU ^#^t7^yfe«fc^ii^Xt7^^^gBLT> "Primary" # U TtfTDat 
a Generation" x U 7 ft ©"Maturity" 7 — Jl K&Cfg5££ H iC^cgl £*l 

mt, MM-P-i KfC^f/^i-^TCFChain^ ^ X ©FinPr incAmntM'14'ffi (E 1 4 $1 
) H UTtS:}££*l£ 0 
[0 2 0 8] 

#CtC, "Return Properties (1)" # :fx V ~Tfa(D$>£i:(D&:ftJ>f- Pit. P — sK 
t^S e -?-©lifg&, "Principal Cash Flows^^xUTW®^©^^-^' 
[0 2 0 9] 

[0 2 10] 

"Return Properties (1)" # ^x'J 7©"Rec(+)"x U 7 £ J:irPay(-)"x y 7 
rt©«."Hotional"^2?*JK4t>1?», @-3£tc*1B ("Fixed" :"Fixed Notional Pr 
incipal") ^fcteoT^t^M ("Var" -."Variable Notional Principal" ) (Dffitl 

&C^j£i-£TCFChain?^X©VarNotional JR'SIS (H14#I) £LT8S5fe£*l 
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5. 

[021 1 ] 

"Return Properties (1)" # -fx. U 7©"Rec(+)"x V 7£ <fc tFPay (-) "x U 7 
ft CD&" Notional" 7 W -;bFlC&, Zf U- >A — ^^\(D^^\Z\%^t (DM^TX,^ 

£#T*i&e 3 3T*lS!5££ft2iffite. ftm^J KlCftj^t<5TCFChain?^;*<Z>No 
tionalAmntMSM (El 4#fiPJ £LTl85e£ft£o 
[0212] 

"Return Properties (1)" # -/ x. V 7C9"Rec(+)"x U 7fe<fc tF"Pay(-)"x V y 
I ndexType" ^ $/^Ji?# yX'it. ("Int" ) , JRffiSfS ("%chg") , * 

("prx" ) ©faftfr©ffi»&j£ii?-a3.fctf-e£s. ii-essstfc 

ftWU MMVJ KJC*f/S-t<5TCFChain^^^OIndexType (BHffiS) 

i: bTSS/££ft£ = 
[021 3 ] 

"Return Properties (1)" # :/x U 70>"Rec(+)"x U 7 £ Pay (-)"x U 7 
ft CO #" Index/Value" JiaMitfc *©*ft ("?£"," bp" ," dec") £ 

fl^f^r il^T^So r^T^^^tl^Mli. *f«£-*M FlC*fjS-r-5TCFChain 
? ^*©IndexValMttffi££t>*IndexUnit Mttffi (B14#I) hLTgg:5££ft 

6 D 

[0214] 

_tfB#" Index/Value" 7-f K©;£<R!lCD#^f H-5£ ("FX") 

m.ws ("fl") r^T-is^^tife'fB^, 

if>f KIC *f01--g>TCFChain^^ 7. CDFloatlndexM'SM (01 4 #BM) £ LTgg5g 
[0215] 

"Return Properties (1)" # 7x U 7<Z>"Rec(+)"x U 7fe £ tTPay(-)"x V T 
ftCO^ReturnCurve" 7>f-;i/FT'lt W KifelWt'f FOf ft 

■efttcfe^s7 3j-T- k • 7°^>f * -*-^fciw-*K' -fi)--7*mj£-?z> 

Z.£tf-££Z>o ~7yf7— K • 7°v^f* • #-7*te. "Forward Forex" ."Equity Sw 
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aps"," Commodity Swaps"#0)&3l#£^24x£#-£lCi : i/££ft£ o -f-^K- # 
--fit. "Interest Rate Swaps" ^0JfcBI#5£^£4l£«-£lCfi/££*lS o wtl 
%<Dltj--fi*. &&-t&&M#&<D&$mm ("PwrGadget" ffifg) ICcfcoT^tf) 

hain? ^XOPriceCurveM'ftffi (014*1) £: bT *l5 o 
[0 2 16] 

"Return Properties (1)" * :/x U T (Z)"Rec(+)"x U Tfc J:tf"Pay(-)"x U T 
ft©#"D-Cnt +C/R-Frq" 7-f-;!/ Kf¥"C&, H«l»Jff-##5£ ("Act/360" , "Act 
/365Fixed\ "Act/Act", "30/360", "30E/360" ) , (£&V^|5g) , £<fc 

*f/^i--g>TCFChain^ ^XODayCountMtt^ CFFrq M1M> £ * tfResetFrqM<K 
-fit (014#I) £ LTtS:5£$*l<5 0 
[0 2 17] 

"Round/Trunc" 7-f-^K»T*li, E3^£A ("Rnd" ) /flJ^T ("Trc" ) , 
IC^f/Si-STCFChain^^^CDRoundingMftlBS^t^DecPlaces MttH (HH 4# 

fig) £ VxmfeZft&o 

[0 2 18] 

02 7 ii, feT^-x^ ^- h-rsHTfeS. £-flM£T© 

i7^fn>^^'J >y*bfc^ BflO/ , ?7^-*±T*i' U y * LT"Active" 

[0 2 19] 

**f, H®±^©"CoBmodity/Discount"^^xy 7<Z>"Rec(+) "X >J 7 33<fctK 
"Pay(-)"XU Tp*g©#"Commodity" 7 ^ FICfc V*TStfC&3B3R'*"«. 
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[0 2 2 0] 
[0 2 2 1] 

&V*T, ®®T^^©"Return Properties (1)" # :/x V T CD"Rec(+)"x U T 
£ J;£F"Pay(-)"x\; Tft<Z>^"ReturnCurve" 7 ^ FlCfc V>T. D # - > • # 
L/T"LIBORSSWAP"$:Jg^-r^) 0 U :7#?-K 

[0 2 2 2] 

"Return Properties (1)" # :/x U T CD"Rec(+)":r U 7 £ <fc tf"Pay(-)"x U T 
I^©#"D-Cnt + C/R-Frq" 7 J - KSMCte, T-^y bffl3>'<>S/a>K;fl£ 

[0 2 2 3] 

*£ffl^T. i&lffe^^Siil^T^S. iittt, fl|*.fcrjPY/JPY#SWP" £ 
V^^S:^"* 5. ^tf>£,gtfte. ®ffife_hO" Primary" # X D 7©"Kind"x 

[0 2 2 4] 

"MC ®M^(D"Data Generation" X V 7 ft © "Today" :7-f-;i/h\ "Spot"7>f 
-;i/h\ "Effective" :7f-;i/F. £ J: ^"Maturity" 7 -/I/ KSrHB#CKJ£i"S 

o 

[0 2 2 5] 

03 0 iC^$tl<5«fce>iC, mffiT¥#©"Return Properties (1)" # ^ 
lij 7©"Rec(+)"xU Tfc<fct>*"Pay(-)"xU TO#"Notional" 7 -JV KiC, 1 

0mH*P3$:|g^-r-& o 
[0 2 2 6] 
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7 4 y9XU-b (Mfe±W fc^ttT ("Return Properties (1)" # 
7*zlV y©"Rec(+)"x V Y\Z fc^T "FX" . 7D-b?:&9 (|HjD<"Pay 
(-)"xUTK:fev^T"FL"$:a!^) £ V^^ftJX? y :/£:Ig5£-f d<Z>*§-££ e> 
IC. "Return Properties (1)" # U T (Z)"Rec(+)"x U T^tf)" Index/Value" 

(DMmt. m&4%im7U- htf)"LIB0R" I/- h £&oT^*UC*f LT1.75527J 

B L < & £ £ V* -S) 3 t. iZ & Z> . 
[0 2 2 7] 

<Z>|&> S3 0 lC;at£*l£lSffi:£_ttf)"Primary" ^^X'J 71^©^^ ^ b7 

Wis*. • 7D-^i> htffltlSSns. I^til iui£L£2. 3^©. 
TCFSwap/TCFChain/TCF^T * >^CD^J^#0.^H^$ tl^o 
[0 2 2 8] 

3r*?yi/=L • 7D-^^yai^ b<D?Nffi&. 03 1 lC^^tl^®®^£Jl©"Pri 
mary" # ;7"x U TfttCfc V>T. S#T-f 3 bAHg^T^ 3 > * T:^? * £ K 
"yvVyy KFO 3 £JC J: »J, S3 2~®3 4 IC^S *b£ «fc 5 IC^at 

gftivy^i' • h&#LT«SM3.fctf3E5E-rs:ii:#T?£5. "REC" # 7 

[0 2 2 9] 

i-$TCFChain>f >**>*fr£>#M3*l&*TCF >f >X # > X &C*fJ& U £4?© 
^7>f-^/FH &TCF >f >*#>;*#^-*&#Mffi'IE (El 6#M) tCSfrffi 
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^laHC&tf -&"NotionalAmnt""7 -;i/K ("Not ional" ~7 ■* - )\s FiC^Mffi) ©-filS: 
^JgU "Update"T-f V y * "T 5 r IC J: »K §HLtf7^4 Ssy ? 

HfTStlS. sffi£b£3. £©TCF *<Z>3£*r:*Vv F 

[0 2 3 0] 

*/- F#*a*3*xTV*S. 03'5-eii, ^>f^>f KtCWrS"PAY" f^iur© 

fo i^"ett, #^4^ra^t57^oT, "ReturnCurve" — 71/ FtCtJIJtSnT 
V^"Nikkei Forward" £ o U *-> • A-y#tttCf^n- h U- h (^tfr 
&jflj) &SW"C ("Return Properties (1)" 4f ^fx U T©"Rec(+)"a:y TlCfeV^ 
T"FL"£«0 , n — F ©"LIBOR" l/-F£3:&e> (RIC < "Pay(-)"xU 7 JC 
£^T"FL"£5§3H) ^V^*?*:/^}^*. "Return Prop 

erties (1)" * U 7©"Pay(-)"xU 7 ft©" Index/Value" 7-f-/l/KlC* V 

-vy is- f t. 10993% $r^5^r^>y-r^r 

[0 2 3 1] 

B3 7fcJU i^W^^lCLT^Stlfex^^^^ • ^y^^'x^ F© 
•7*;^ ^ ■• 2/— F-C&S. ^ZLT% "PrePrice"^ w -/I/ F©#flttt, U # - > • 
#-:/#'£" Nikkei Forward"tc £oT J* ffl 3 *b &*>©**?*>* (02OO^f*;^ 

6. 5 

friz. 4&«lSltf>fN££?Te>c H3 8li, &#lSi&a>ffr*iBie-e&$. lit' 
ft. "Principal Cash Flows" # -fjL V 7 CO, "Initial: Pay(-) /Final : Rec(+)" 
x'J T©3g2*TS©>^-;i/F («FJB7C*XSI«7-f-;i/F) K»j£S*lfcUS 
F;b$:H^o "Principal Cash Flows" # ^x >; 7 ©#:&©&;&© ? -T F££ 
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, "Principal Cash Flows" # U ^©"Initial: Rec(+) /Final : Pay(-)" x >J 
T©^2ffB©7-f -;i/K G&SB^£&ffi:7-f--/l/F) tc^jg B#F3© 

[0 2 3 2] 

dp-vyS/aL-7n-tiifr(iff) ©a^E^S. 2&§3i3l<z>tt«J:. "Not 

ionalAmnt"? -f F^, ftllCSo* ^Tff-||£ *l*> "IndexCF#FV" 7 J — )V F^ 

&cte-fi&#£i/&v^ -eof^t)*;, E3 9 ic^$ti<5<fce)tc, "rec" *^xut 

©"NonIndexCF#FV" ;i/FC "Principal Cash Flows" # U y<Z>"Initi 

al: Pay(-)/Final: Rec(+)" XU 7©*2fj@C!)7-f-^K (*F*87G#3StMK:7 
-f-^/K) K8biS*lfcUS F/l/©«#«J£3*lTV^5. £fc04 0tC^$*l£ 
£^IC, "PAY" ^X'J 7©"NonIndexCF#FV" 7^-;i/FlC, "Principal Cash 
Flows"#:/x y 7©"Initial: Rec(+) /Final : Pay(-)" X U 7©^ 2ff B ©7 -f 

*lTV*S. -fit, "NPV" ^-f-^FCteWU W>-y-tf--T F©PVfc (H3 9) 

trUVf F*^n©PVffi (04 0) tfA^y?. it, ot^S. 

6. 6 •£!&#&© 5£^#Jlfi ("PwrGadget" «£) 

i^t, CD5£!i#JB ("PwrGadget" fft|g) {Co V^T IJi ^9*^*5 » 0 

4 1 ti"PwrGadget" ^|g©M®®T*& »J , "Curve Yard"* U 7(C >f -71/ 
F • ^-^Jt^-r^Yield" ^g % T^-f • *-7"£3£«-r&"Price" g[g 
„ 7a-f^ -X • ^-^feigH^S "Futures" ^g. jK5'Jt^ • 
^-r^"Vola"^B, 4R2tS#-:/&j£SI"t -5 "Virtual" ^g. 3l5l4Mfc&5£&'r S 
"Unit"^g, ffcBI^^*rftil5rP$:^^-r^ n Center"^g^*^$tlTVA^> 0 
[0 2 3 3] 

"Curve Yard"#7*xU 7 ©"Center"^ g Z&#Zf)VP V V ?-t%> 04 2 IC 
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[0 2 3 4] 

"Curve Yard"* ^I'J 7©"Unit"^S V 04 3 iZjjk 

[0 2 3 5] 

"Curve Yard"* ^I'J y ©"Yield" 'J 7? tSt, 04 4 IC 

a*3*i<& J:e>lc. -T-;i/ F • A-^Sr^ili-SffjlO^B^^Sti*. 04 4© 
"Rate on Grid"^ yaiU TtCli. "LIBOR&SWAP(JPY/JPY)" t^»e>tlfe^-;i/ 
F- #-^£5fe^^££&©SiuW^t^£*tTV^ 0 £~T04 5 ©"Curve Yard" 

F£ ioiS^^^KOMtttt, -£©PMfflico 

04 5 ©"Linked Object" * ^X'J T JC;feV'»Tgiijii-<5 3. h 
f bt, "Rate on Grid"* ^1 U Tlzm^Z tltclfV V KzTil "R 
ate"^>f -;i/KlC l^- h&gitSIt^t, ZltllC «k ^-7*^i^tlf- 

[0 2 3 6] 

"Rate-^>r Kic^-f * i^- htt. #s&jc«fc&f8£ ; feT5rtBT?&5#, mx.\z 

[0 2 3 7] 

"Curve Yard"* ^I'J T ©"Price" 'J yi'tSi:, 04 61C 

B&>f V^y^fcv^ <ke>&, ur^#5fc©M#Sa#ll"e£ * <fc 5 
H4 4 £«£tfEl4 5 -e^L£-f F * # -:/©«-££ I^I^iC 
-T*3i:^-e^-5o Zl©^-&\ 04 6 ©"Rate on Grid"* U 7 ©"Rate" z> j 
-;i/FKte, ^-f* (fate) #£fgA#S*i*;ifcK:fc*. 

[0 2 3 8] 
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V*. -€-Zl-e. 04 7(2>"Rate on Grid"* yx U 7i3$ *l£ J: 3 IC, "spt" ? U 
[0 2 3 9] 

"Curve Yard"#yxU 7CD"Virtual" EI 4 8 

^?:^it63^^t^5o Willi, 04 8lCfcV^ "Linked Object" * y X 
U 7ftCD"CalcMethod"y >r -/b Flc£v\T, * - y*H<Z>SU¥&j£ft"*" & 3 £ **T* 
M^LfcTAverageMethod "*y>y Ktt. ^Ifctf># - y^M/S^^ffi© 5 ^ 
SSmt-T*^ y*; FT- & "SumMethod" ^V-vKli tft»©3t;-^©*f- 

# — ylC£V^&, ^© 3 >^f-lCg«SftTV**7t©* U — 

t © * y s/ a > & 3t *; & "5 m 5 1 © ^ m ic o v % t m m -r -5 o 

[0 24 0] 

£<Z>#!H\ 2 — h©4^ ; fo©hv\e) 5 l^^^^- Ftf)X>7>y "L 

IBOR" ©7n-hu- h^T7-f F £ £: e> ^ ? *y y* CDM 

[0 24 1 ] 



6 6 
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